Using the British Household Panel Survey (BHPS) data set, we investigate the effect of religious involvement on subjective well-being (SWB), specifically taking into account the implication of selection effects explaining religious influence. In order to measure the level of religious involvement, we construct different indices on the base of individual religious belonging, participation and beliefs applying a Propensity Score Matching (PSM) estimator. Our results show a positive and causal association between religiosity and life satisfaction which is confirmed among different aspects of religiosity such as belonging to any religion, attending religious services once a week or more and believing that religion makes a great difference in life. Our findings are robust to different aspects of life satisfaction. We offer an econometric account of the causal impact of different aspects of religiosity finding evidence that the causal effect on SWB is better captured than through typical regression methodologies focusing on the mean effects of the explanatory variables.
INTRODUCTION
The economic analysis of individual subjective well-being has become increasingly popular and indicators such as happiness, life satisfaction, and quality of life are considered important economic outcomes and proxies for individual utility (Lelkes, 2006a; Frey and Stutzer, 2002) . Several are the factors associated with subjective well-being (SWB) which can be divided, according to Frey and Stutzer (2002) , into economic (i.e. income, unemployment, inflation and inequality) and non-economic (i.e. personality, socio-demographic and institutional factors). Among the economic determinants, the empirical evidence suggests that individually self-reported happiness increases with individual income 1 (Clark et al. 2008) and that unemployment and inflation reduce people happiness, consistently with welfare theory (Clark and Oswald, 1994; Oswald, 1997) 2 . Moreover, there is some evidence that inequality is negatively related with happiness (Alesina et al. 2004) 3 .
On the other hand, among the non-economic determinants, it has been found that happiness depends on personal relationships (i.e. quantity and quality of social relations). For an evidence on a social aspect such as volunteering see Fiorillo (2012) and Binder and Freytag (2013) . The greater is the level of social capital, the higher is the well-being (Helliwell and Putham, 2004; Powdtharee, 2008) . Poor health is also negatively associated with subjective well-being (for instance, according to Shields and Wheatley, 2005 , specific conditions, such as heart attacks and strokes reduce wellbeing) 4 . Socio-demographic variables are important, too. There is evidence that family influences life satisfaction such as married people have a higher subjective well-being than singles, divorced, separated or widowed (Frey and Stutzer, 2002) .
Regarding age, evidence that happiness is U-shaped through the life cycle, has been found 5 (Blanchflower and Oswald, 2008; Helliwell, 2006) . Level of education (Orepoulos and Salvanes, 2011) and political institutions of democracy (Frey and Stutzer, 2000) have a positive impact on subjective well-being, too. See Becchetti et al. (2008) for an evidence on the impact on life satisfaction of a set of social activities.
Among the many aspects of life which have been considered in the literature, also religious involvement, as a determinant of happiness, has been explored. Indeed, it has typically been found that religious activities (Clark and Lelkes, 2005; Hayo, 2004; Gruber, 2005; Myers, 2000; Swinnyard et al.2001 ) and beliefs (Helliwell, 2003 (Helliwell, , 2006 Dehejia et al.2007 ) are positively correlated with subjective well-being. In other words, religious involvement contributes positively to individuals' self-reported satisfaction (Lelkes, 2006b) . Specifically, church attendance and its frequency have been found among the main correlate of subjective well-being (Ferriss, 2002; Helliwell, 2003; Lim and Putnam, 2010) 6 . Smith et al. (2003) report evidence that, apart from church attendance, also intrinsic religiousness has a positive impact on subjective well-being. One explanation which might justify these findings is related to the strong social networks and support that religious 1 Even though Easterlin (1974) found that aggregate national happiness over time was essentially flat, seemingly irresponsive to sustained increases in GDP per capita. This finding is often known as the Easterlin Paradox, in that growth in per capita income is not reflected in increasing happiness (for a review and a debate, see Clark et al. 2008) . 2 Being unemployed is related to lower subjective well-being than being employed (Easterlin, 2003) 3 Specifically, they found that there is a large, negative and significant effect of inequality on happiness in Europe but not in the U.S. They also find that the distaste for inequality is concentrated in some groups in Europe, mainly the left and poor. In the United States inequality generated unhappiness is only for a sub-group of rich, left-wing people. 4 Interestingly, it has been found that disabled are found to experience lower life satisfaction, but there is adaptability (partial) . Results show that within 3 years 50% of the effect for moderate and 30% of the effect for severe disabilities disappear (Oswald and Powdtharee, 2008) . 5 High amongst the young, reaching a minimum at around 30 or mid 40s (depending on the study) and then lifts back up again. 6 According to Bettendorf and Dijkgraaf (2010) , church membership is also found to have a positive effect on income for high income countries and a negative effect for low income countries.
organizations offer (Clark and Lelkes, 2005; Ellison, 1991) 7 ; according to Krause and Wulff (2005) , friendships build through church attendance encourage a sense of belonging and consequently help the building of better physical and mental health (see also Krause, 2008 for more empirical evidence on building friendship with church friends). Thus, religious participation plays an important role, leading to higher levels of education and income, lower levels of welfare receipt and disability, higher levels of marriage, and lower levels of divorce (Gruber, 2005) and perhaps to a better reported well-being.
See also Feess et al. (2014) for an evidence on the impact of different religions and of the degree of religiosity of individuals on their work ethic.
It appears to be clear the positive relationship between religiosity and subjective well-being, even though most of the evidence comes from correlational studies and there are implications of selection effects to be taken into account. Indeed, as Regnerus and Smith (2005) very well underlined, the observed association may be the result of alternative possible processes involving different relationships and directions of causal influences. Self-selection is likely to happen and religious individuals who report to be happy may be more likely to stay religious; moreover, poorly measured differences between those involved in religion activities and the non-religious may play an important role. In other words, the casual relationship between religious involvement and subjective well-being is still not very clear and more evidence is needed to analyse how religiosity really shapes life satisfaction.
In this paper, three components of religious involvement are taken into account and their relationship with different life satisfaction indices is assessed. Specifically, we consider three distinct measures of religiosity such as religious belonging (whether an individual belongs to any religion), church or religious service attendance (attendance categories are: never, only at weddings, funerals, at least once a year, at least once a month, once a week or more) and finally the self-reported importance of religion in the respondent's life (religious salience categories are: no difference, a little difference, some difference, and a great difference). Using the British Household Panel Survey (BHPS), we thus focus on the relationship between religiosity and overall life satisfaction; firstly and differently from the main literature, we initially use these three variables separately in order to check whether different measures of religiosity affect the estimates. Moreover, we construct three other indices of religiosity; according to how involved into religion is the individual, we identify different degrees of religiousness such as belonging to any religion and also think that religious beliefs make a great difference in life (low level of religiosity), belonging to any religion and attend religious services once a week or more (medium level of religiosity), and finally belonging to any religion, attending religious services once a week or more and thinking that religious beliefs make a great difference in life (high level of religiosity). Secondly, we offer an econometric account of the causal impact of different aspects of religiosity on subjective well-being by making use of propensity score matching estimators (Imbens, 2004; Caliendo and Kopeinig, 2008) . Propensity score matching is a methodology which rests upon the claim that all the most important factors relevant to the outcome variable (i.e. SWB) are observed for participants (i.e. religious individuals) and non-participants (i.e. non-religious individuals). Once these factors are controlled for in the analysis, the selection bias term must be zero by definition and thus the mean causal effect can be retrieved. Thirdly, as robustness checks, we also take into account how satisfied are individuals with their social life.
We find that the causal effect of belonging to any religion, attending religious services once a week or more and think that religious beliefs make a great difference in life do not seem to be well captured by typical regression methodologies focusing on the mean effects of the explanatory variables. Indeed, once the potential selection effects influencing the 7 See Durkheim (1951) for the social dimension of religion.
association between religious involvement and subjective well-being have been taken into account, the results show that religious active participation plays a very important role on SWB.
The rest of the paper is organized as follows. Section 2 describes the data, the identification strategy and illustrates the research design, Section 3 describes the empirical results, Section 4 provides some robustness checks and finally Section 5 concludes. We initially use these three variables separately in order to check how different measures of being religious affect the estimates. In other words, we want to verify whether subjective well-being is associated with belonging to any religion and with the frequency of attendance at religious services; moreover, we also examine how religiosity actually shapes life satisfaction taking into account what individuals think about religion and its importance in their life (i.e. religious beliefs).
II
For robustness, we construct three other indices of religiosity. An individual has been considered religious at low level when he/she belongs to any religion and also think that religious beliefs make a great difference in life (Religious*Beliefs), religious at medium level when he/she does belongs to any religion and attend religious services once a week or more (Religious*Attendence) 13 , and finally religious at high level when he/she belongs to any religion, attend religious services once a week or more and think that religious beliefs make a great difference in life (CompleteReligious). We use overall life satisfaction as a measure of the individual subjective well-being. This is measured as follows: All things considered, how satisfied are you with your life overall?. Answers are on a 1 to 7 scale, where 1means not satisfied at all and 7 means completely satisfied. For robustness, we also use another measure of life satisfaction which is specifically related to the social life satisfaction. It is measured as follows: All things considered, how satisfied are you with your social life?. Again, answers are on a 1 to 7 scale, where 1 means not satisfied at all and 7 means completely satisfied 14 . A potential concern regards using the same measures of religiosity to all religions; in other words, as the analyses include observations from respondents of different religions or beliefs, there could be worries that the concept of religiosity can differ significantly from one religion to another and thus using the same measures across all respondents could be somewhat questionable.
According to our opinion, it is reasonable to assume that, independently from the type of religion to which individuals belong, attending to religious services and believing that religion makes a great difference in life capture two different aspects of religious involvement which should not be such different among religions. In other words, potentially, the concept of religiosity could differ from one religion to another, even though we do not expect both the importance of church/religious service attendance and self-reported importance of religion in the respondent's life being different among religions. In support of this assumption, Dolan et al. (2008) stated that it seems to make relatively little difference which religion one belongs to (Christian, Judaism, Hinduism, Buddhism, etc.) . Moreover, Rehdanz and Maddison (2005) found that the average happiness of different countries was not affected by the proportion of the population with different religious 12 Given the support of the previous literature, we believe that the variables used in this paper for measuring religiosity are appropriate with regards to their validity and reliability. 13 We consider the level of religiosity of those who belong to any religion and also attend religious services once a week or more (medium level) higher than the level of those who belong to any religion and think that religion makes a great difference in life (low level) on the base of the fact that religious active participation is considered one of the main detector of religious involvement. The idea is that attending religious services and activities is more time and energy demanding for individuals. For instance going to the church or to religious meetings frequently implies a strong motivation which translates in more familiarity with church ritual and doctrine, and friendships in the religious community; in other words, in our opinion, attending religious services once a week or more is a better proxy of the religious certainty and strength than just claiming that religion is important in life. However, we recognize the potential limitation of the above stated argument and that claiming to separate out different degrees of religiosity is to some extent subjective. 14 The overall life satisfaction and the social life satisfaction have been used both as continuous variables and as dummy variables. In the latter case, we created a dummy variable equal to 1 if the individual is satisfied, corresponding to the values 5 (Somewhat satisfied), 6 (Mostly satisfied) and 7 (Completely satisfied) and 0 otherwise, corresponding to the values 1 (Completely dissatisfied), 2 (Mostly dissatisfied), 3 (Somewhat dissatisfied) and 4 (Neither satisfied nor dissatisfied).
beliefs and Ferris (2002) found no differences in happiness in the United States as a function of whether respondents were Jewish, Catholic or Protestant 15 . On this topic, see also Cohen (2002) 16 .
Identification strategy
As already stated in the introduction, most of the empirical evidence which has been found in the literature on the relationship between religiosity and subjective well-being is debated on the account that it is based on correlational studies.
In other words, the casual interpretation of this association and the direction of cause and effect between religious involvement and life satisfaction is not easy to be measured. As Regnerus and Smith (2005) very well underlined, the possible endogeneity problem related to the religious concept may raise through several channels. Indeed, there is a selection effect to take into account due to the fact that individuals choose how important is religion in their life; thus, they might tend to consider themselves as less or more religious for different reasons, including several that have nothing to do with the content of the religion itself. Such reasons might include personality type, age, race or ethnicity, and cultural surroundings (Regnerus and Smith, 2005) . If those reasons also affect the reported well-being, then we end up with
attributing to religion what, instead, might have nothing to do with it. Moreover, self-selection might arise if happy people may take up religion to pursue spiritual well-being and, people who find happiness in religious involvement may be more likely to stay religious than those who do not (Lim and Putnam, 2010) . This is related to what Regnerus and Smith (2005) call the religious strategy explanation. In other words, individuals might use religion as a strategy for achieving a desired outcome such as being married or staying healthy (i.e. if an individual has already an aptitude for being married, then he/she could choose of being involved in religion activities as a strategy for achieving that result). Finally, there is also the possibility that a person self-selects out of religion such that the apparent association between religion and being involved in religious activities and well-being is largely the product of reverse causation; this creates "observed (but not real) associations between religion or religiosity and particular outcomes among the population of individuals that did not decrease their religious involvement or did not alter their religious beliefs or attitudes" (see again Regnerus and Smith, 2005) .
We estimate the following model of latent subjective well-being (SWB*):
where measures the individual subjective well-being; captures whether an individual belongs to any religion, attend religious services or meetings and his/her religious beliefs; is a vector of other explanatory variables including gender, marital status, age, health and economic variables; is an error term.
Considering the reported level of life satisfaction as an ordinal measure, we firstly estimate Eq. (1) using an ordered logit estimator. Vector contains the following control variables. We firstly include Gender(a dummy variable equal to one if 15 For some literature claiming that religiosity could be viewed differently across different religion, see Schwartz and Huismans (1995) and Cohen et al. (2003) . 16 Even if the same measures of religiosity do differ across respondents, this could be more relevant when comparing different countries (especially if those countries are far from each other from the geographical and cultural point of view). In our study, instead, we take in consideration only a representative sample of the British population (British Household Panel Survey), meaning that differences in traditions, culture and geographic position should be less relevant than comparing individuals across countries. Indeed, the most representative type of religion in the population analysed whether he/she is just able to getting by, does alright or lives comfortably). We control for the individual health status, through Health Situation (measuring, on a five point scale whether the individual health situation is very poor, poor, fair, good and excellent), and Disability, a dummy which takes the value of 1 if the individual has health limits in daily activities (it is a proxy for controlling that the individual might suffer from any disability). In addition, we control for Stress, a dummy which measures a stressful event taking a value of one in the case that a negative event, such as a divorce occurred to the individual. This should greatly reduce any bias that may derive from contingent circumstances, which are considered particularly important in defining the reliability of happiness scores (see Carrieri and De Paola, 2012) . Moreover, according to Regnerus and Smith (2005) , one of the most plausible claims of unmeasured selection effects (i.e. not demographic differences) appear to involve concepts like being conformist, risk aversive, and strategic personality types. That is, religiosity may be in part the result of hard-wired personality differences. Safe or risk-aversive people are more likely to both display greater religiosity and to exhibit positive health practices, lifestyles, and generally pro-social behaviour. In order to control for this issue, we include Risks in the analysis which is a variable taking the value of 1 to 10 scale where 1 means not taking risk and 10 means taking risks. Furthermore, in order to control for the fact the religious organizations may influence individuals' beliefs, attitudes and values, we also include two dummies (Voluntary and Homosexual) which, respectively, take value of 1 if the individual is involved in any volunteering and if he/she thinks that homosexual relationships are wrong. Finally, we also take into account regional fixed effects including a dummy taking the value of one if the individual lives in England (England).
Propensity score matching
To recover from the selection effects underlined in Section 2.3, we employ a Propensity Score Matching (PSM) technique in order to estimate the Average Treatment effect of the Treated (ATT) using different methods (for a similar approach applied to explore the relationship between volunteering and SWB, see Binder and Freytag, 2013) . The PSM procedure aims to identify the average treatment effect by comparing outcomes of those individuals who claim to belong to any religion, attend religious services or meetings, and have strong religious beliefs and those who do not, having these two groups, a priori, similar probabilities of being involved into religion. The idea beyond this methodology rests upon the claim that all the most important factors relevant to the outcome variable are observed for participants (i.e. religious individuals) and non-participants (non-religious individuals). Once these factors are controlled for in the analysis, the selection bias term must be zero by definition and thus the mean causal effect can be retrieved. In other words, we want to compare mean outcomes for religious individuals to mean outcomes for non-religious individuals net of compositional differences that can be attributed to the confounding factor X. It is the case we want to mimic, ex-post, an experiment by constructing a suitable comparison group by matching treated (i.e. religious individuals) and non-treated (non-religious individuals) in term of their 17 According to Frey and Stutzer (2002) , although socio-demographic variables might not be as relevant from an economic standpoint (they cannot be easily controlled, such as age, gender, and marriage) they have an effect on happiness and thus should be included as controls in regression analysis to avoid generating biases in the estimations. observable characteristics. That is, we compare average outcomes for individual involved in religion and non-religious within strata defined by the variable . This will allows us to study how the causal effect of belonging to any religion, attending religious services or meetings, and having strong religious beliefs vary across values of the deprivation index .
When the dimension of is large, we can make this operational through the so called propensity score which was defined by Rosenbaum and Rubin (1983) , as the probability of treatment assignment conditional on observed baseline covariates. In order to make the propensity score matching procedure work, two important properties have to be satisfied. According to the first one, the balancing property, for a given propensity score the distribution of the covariates is, on average, the same among the two groups (i.e. religious and non-religious individuals); with regard to the second one, the two groups are equivalent with respect to (i.e. subjective well-being) once we conditions on covariates . In other words, all differences between treated (i.e. religious individuals) and non-treated (i.e. non-religious individuals) are captured in their observable attributes. To diagnose the quality of the resulting matched samples we test the assessment of the covariate balance in the groups, where balance is defined as the similarity of the empirical distributions of the full set of covariates in the matched treated and control groups. For each covariate, we test the equality of means and the standardized percentage bias in the two samples before and after matching and then we test the joint insignificance of all the regressors before and after matching.
We use 1 to 1 nearest neighbour matching, that selects for each treated individual i the control individual with the smallest distance from individual i 18 .
III. EMPIRICAL RESULTS
Results from the ordered logistic regression 19 (see Table 2 in Appendix 20 ), confirming what has already been found in the literature, show that religious individuals are happier than non-religious; indeed, respondents who either belong to any religion, or believe that religion makes a great difference in life, or participate in religious activities and attend religious services have positive odds of life satisfaction (see Table 2 in Appendix, Columns 1, 2 and 3, respectively, OR = 0.132, 0.221 and 0.271), significant at the 1% level. We then check whether the results change when different degrees of being involved into religion are taken into account. Three different stages are considered such as a low (belonging to any religion and believing that religion makes a great difference in life), medium (belonging to any religion and attending religious services once a week or more), and high (belonging to any religion, believing that religion makes a great difference in life and attending religious services once a week or more) level of religiosity, and they are all positive and statistically significant related to life satisfaction (see Table 2 in Appendix, Columns 4, 5 and 6, respectively, OR = 0.208, 0.331 and 0.380).
21 18 We estimate Kernel matching, Local linear regression matching, Mahalanobis matching and k-Nearest neighbors matching with different k, too. Results change only slightly and are available upon request. 19 We have also computed OLS and Fixed effects estimations using the individual subjective well-being variable both as continuous and as a dummy and, finally, a Logit estimation; results are reported in Table 8 in Appendix. 20 See Table 3 in Appendix for the ordered logistic regressions' marginal effects for each outcome (i.e., from 1 to 7). Due to space constraints, we report marginal effects only for the main variables related to the religion participation. Marginal effects for all the other variables are available on request.
21 As briefly discussed in Section 2.2. above, there could be worries that the concept of religiosity can differ significantly from one religion to another; in order to analyse whether using the same measures across all respondents could be somewhat questionable, we can conduct a separate analysis for each religion, or controlling for religion in the estimations. Regarding the first solution, due to data constraints (i.e. number of observation for each type of religion), we cannot obtain reliable estimates for each religion separately. We try
In addition, also the results related to the other determinants of happiness are consistent with those emerging from the literature (see again Table 2 in Appendix); indeed, life satisfaction is U-shaped in age, showing a negative and statistically significant relationship between subjective well-being and age while, instead, a positive and statistically significant relationship between subjective well-being and age 2 has been found. In other words, the progression of age does not lead to a linear increase in happiness. Individuals who are married report significantly higher levels of life satisfaction, while a stressful event in life such as being divorced has a negative effect on happiness. Both the financial and health status seem to play an important role, too, being economic and physical conditions positively associated with individuals self-assessed well-being. The Education variable has a negative and statistically significant coefficient. This could be due to the fact that the effects tend to drop out, especially in equations in which health status is included, for higher levels of education in more fully specified models. Education improves health and thus indirectly improves subjective well-being, but net of that effect (and of the other factors in the analysis), education appears to have a different impact on subjective well-being (on this point, see Helliwell and Putnam, 2004) . See also Hungerman (2014) who finds that high levels of education lead to lower levels of religious participation later in life 22 . There is no evidence of differences in reported well-being between females and males as well as being employed and being involved into volunteering activities do not seem to be crucial in explaining happiness. Finally, there is evidence that disability has a negative impact on life satisfaction and being a less risk aversive type seem to be, instead, related to a higher level of satisfaction.
As already stated in section 2, the estimates obtained so far may be biased due to the selection effects shaping religions impact on life satisfaction. In order to take into account this issue and to attribute a casual interpretation to the association between religious involvement and subjective well-being, we rely on matching estimators. To simplify the interpretation of the results, a dummy variable taking the value of 1 if the individual is satisfied and 0 otherwise has been used as outcome variable 23 . The results show that the causal impact of belonging to any religion, of believing that religion makes a great difference in life and of attending religious services once or more a week are, 0.0183, 0.0380 and 0.0616, respectively, almost all significant at the 1% level (see Table 4 in Appendix). Furthermore, we also check whether the results change when different degrees of being involved into religion are taken into account. The causal impact of having a low, medium and high level of religiosity on subjective well-being is 0.0227, 0.0319 and 0.0524, respectively (again, see Table 4 in Appendix). The PS test confirms these results, do not rejecting the null hypothesis of balancing in the covariates between treated group and control group, except for belonging to any religion estimation.
IV. ROBUSTNESS CHECKS
In this section, we propose a sensitivity analysis to verify the robustness of our results using social life satisfaction as a proxy of subjective well-being measured as follows: All things considered, how satisfied are you with your social life overall? Answers are on a 1 to 7 scale, where 1 means not satisfied at all and 7 means completely satisfied. The results from to replicate the analysis controlling for religion in the estimation (i.e. including a dummy for each religion). More specifically, when we performed the ordered logistic regression the results are similar (results are not showed in the paper but area available on request) supporting the idea that the measures of religiosity used in the paper can be applied to all religions even though the analyses include observations from respondents of different religions or beliefs and that the concept of religiosity does not different significantly from one religion to another at least for the type of religions represented in the population analysed. 22 Specifically, he finds that an additional year of education leads to a 4 percentage points in decline in the likelihood that an individual identifies with any religious tradition. 23 We also estimate the PS Matching using the individual subjective well-being measured on a 1 to 7 scale as outcome. Results change only slightly and are available upon request.
the ordered logistic regression 24 (see Table 5 in Appendix 25 ) confirm that religious individuals are happier than non-religious also considering subjective social life satisfaction. Results are confirmed also considering the other determinants of happiness. Interestingly, differently from the analysis when the overall life satisfaction has been used, being employed and being involved into volunteering activities appear to be important in explaining social life satisfaction. In other words, there is evidence that individuals participation in the labour market and in an activity which benefits another person, group or organization, specifically affects social life satisfaction more than overall well-being.
The main evidence is also confirmed when matching estimators are considered (see Table 7 in Appendix). Indeed, we still find the presence of a causal impact of belonging to a religion, of believing that religion makes a great difference in life and of attending religious services once or more a week on social life satisfaction.
V. CONCLUDING REMARKS
This study focuses the attention on the relationship between religiosity and individual subjective well-being. Specifically, it addresses the point that the empirical evidence already provided in the literature is mostly based on correlational studies meaning that the positive association between religious involvement and activities and life satisfaction may suffer from the lack of a causal interpretation; unobserved or poorly measures of differences between religious and non-religious individuals may, indeed, explain this association as well as self-selection may lead to erroneously attribute this influence to religiosity (i.e. the observed association may be the result of alternative possible processes).
Firstly, by using an ordered logit estimator, we demonstrate that religious involvement is positively correlated to a better life satisfaction. Secondly and more importantly, we provide a causal interpretation to this association. Indeed, by making use of a propensity score matching technique, we estimate the casual effects of belonging to a religion, of attending religious services once or more a week and of believing that religion makes a great difference in life on both individual overall and social life satisfaction, confirming that these effects do not seem to be well captured by typical regression methodologies focusing on the mean effects of the explanatory variables.
Our analysis could suffer from some limitations and some potential concerns. One of this concerns hinges our measurement of religiosity which focuses more on the aspect of religious social involvement, rather than other multi-faced parts of religiosity. Keeping this concern in mind, we think a useful lesson can be learned from this study such that religious involvement may enhance life satisfaction because it gives people a sense of belonging to a social group or a community.
Religion is typically a social activity and previous research (see for instance Regnerus and Smith, 2005) indicates that social ties are one of the most important contributors to happiness. This suggests that social networks and strong religious identities (i.e. religious activities and church attendance, religious beliefs) are key variables mediating the positive connection between religion and life satisfaction. Probably, well-being is easier to be achieved being part of a community in which people share similar attitudes and beliefs, and identify with the same moral values. In other words, people with religious affiliations are more satisfied with their lives because they attend religious services frequently and build intimate social networks in their congregations. Thus, further research is needed in order to deeper analyse whether social support and religious support may be substitutes for individuals who are faced with adverse life events, whether religious 24 Again we have also computed OLS and Fixed effects estimations using the individual subjective well-being variable both as continuous and as a dummy and, finally, a Logit estimation; results are reported in Table 9 in Appendix. 25 See Table 6 in Appendix for the ordered logistic regressions' marginal effects for each outcome (i.e., from 1 to 7). Due to space constraints, we report marginal effects only for the main variables related to the religion participation. Marginal effects for all the other variables are available on request.
organizations contribute to the integration of a community and as a consequence, whether such community integration may contribute to life satisfaction and happiness. Notes: Standard errors, in parenthesis, are robust to heteroskedasticity and autocorrelation. ***, ** and * indicate coefficients significant at the 1%, 5% and 10% levels, respectively. Notes: Standard errors, in parenthesis, are robust to heteroskedasticity and autocorrelation. ***, ** and * indicate coefficients significant at the 1%, 5% and 10% levels, respectively. Notes: Standard errors, in parenthesis, are robust to heteroskedasticity and autocorrelation. Clustered standard errors in Fixed Effects estimation are considered. ***, ** and * indicate coefficients significant at the 1%, 5% and 10% levels, respectively. Coefficients of the explanatory variables have been omitted here but are available on request. Columns 1 and 2 consider Social Life Satisfaction as a 1 to 7 scale value variable, columns 3, 4 and 5 consider Social Life Satisfaction as dummy variable.
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